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Abstract
The Fundamental Transform, ﬁrst introduced in ﬁnance by the
work of Lewis (2001), is a comprehensive tool that allows to extend
the framework of semi-analytical pricing to arbitrary payoﬀ function-
als, that can be expressed as complex integrals on a proper strip of
integration . An orthogonal change of variables is then used to restate
the option price as a simple one-dimensional integral. In discrete gen-
eralized spaces, the Fractional (Chourdakis, 2005) and Non Uniform
(Minenna-Verzella, 2007) DFTs arise as natural applications of the
Fundamental Transform, allowing reliable and fast numerical pricing
of exotic options. In this work a detailed empirical assessment is of-
fered for popular exotic schemes.
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